Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
uUsD US DOLLAR
-0.010 Local 1.000000 -0.01 1.000000 -0.01 0.00 0.00
Base 1.000000 -0.01 1.000000 -0.01 0.00 0.00
US DOLLAR Total
-0.010 Local -0.01 -0.01 0.00 0.00
Base -0.01 -0.01 0.00 0.00
CASH Total
-0.010 Base -0.01 -0.01 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
0347M3T38 ANGLESEA FDG PLC and ANG 2.560000 03 Jun 2019
10,000,000.000 Local 99.985778 9,998,577.78 99.985778 9,998,577.78 0.00 0.57
Base 99.985778 9,998,577.78 99.985778 9,998,577.78 0.00 0.57
0347M3TQ7 ANGLESEA FDG PLC and ANG 2.600000 24 Jun 2019
20,000,000.000 Local 99.833889 19,966,777.78 99.833889 19,966,777.78 0.00 1.13
Base 99.833889 19,966,777.78 99.833889 19,966,777.78 0.00 1.13
0347M3U28 ANGLESEA FDG PLC and ANG 2.510000 02 Jul 2019
25,000,000.000 Local 99.783861 24,945,965.28 99.783861 24,945,965.28 0.00 1.42
Base 99.783861 24,945,965.28 99.783861 24,945,965.28 0.00 1.42
03785EU10 APPLE INC 2.620000 01 Jul 2019
20,000,000.000 Local 99.781667 19,956,333.33 99.781667 19,956,333.33 0.00 1.13
Base 99.781667 19,956,333.33 99.781667 19,956,333.33 0.00 1.13
03785EX17 APPLE INC 2.500000 01 Oct 2019
25,000,000.000 Local 99.152778 24,788,194.44 99.152778 24,788,194.44 0.00 1.41
Base 99.152778 24,788,194.44 99.152778 24,788,194.44 0.00 1.41
& Issue has redenominated but Local is not converted
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04821UT51 ATLANTIC ASSET SECUR 2.560000 05 Jun 2019
10,000,000.000  Local 99.971556 9,997,155.55 99.971556 9,997,155.55 0.00 0.57
Base 99.971556 9,997,155.55 99.971556 9,997,155.55 0.00 0.57
04821UTS1 ATLANTIC ASSET SECUR 2.570000 26 Jun 2019
3,651,000.000 Local 99.821528 3,644,483.98 99.821528 3,644,483.98 0.00 0.21
Base 99.821528 3,644,483.98 99.821528 3,644,483.98 0.00 0.21
04821UUJ9 ATLANTIC ASSET SECUR 2.440000 18 Jul 2019
20,000,000.000 Local 99.681444 19,936,288.89 99.681444 19,936,288.89 0.00 1.13
Base 99.681444 19,936,288.89 99.681444 19,936,288.89 0.00 1.13
04821UUWO ATLANTIC ASSET SECUR 2.530000 30 Jul 2019
15,000,000.000  Local 99.585361 14,937,804.17 99.585361 14,937,804.17 0.00 0.85
Base 99.585361 14,937,804.17 99.585361 14,937,804.17 0.00 0.85
06370RA58 BANK OF MONTREAL- 2.520000 09 Aug 2019
20,000,000.000 Local 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.14
Base 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.14
06370RXP9 BANK OF MONTREAL- 2.520000 05 Jul 2019
20,000,000.000 Local 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.14
Base 100.000000 20,000,000.00 100.000000 20,000,000.00 0.00 1.14
07644BV17 BEDFORD ROW FDG CORP 2.680000 01 Aug 2019
15,000,000.000 Local 99.545889 14,931,883.33 99.545889 14,931,883.33 0.00 0.85
Base 99.545889 14,931,883.33 99.545889 14,931,883.33 0.00 0.85
07644CEUO0 BEDFORD ROW FDG CORP 2.711250 11 Jul 2019
25,000,000.000 Local 100.030168 25,007,541.90 100.030168 25,007,541.90 0.00 1.42
Base 100.030168 25,007,541.90 100.030168 25,007,541.90 0.00 1.42
07644CFT2 BEDFORD ROW FDG CORP 2.617130 03 Feb 2020
10,000,000.000  Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.57
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.57
09702MUA9 BOEING CO. 2.600000 10 Jul 2019
20,000,000.000 Local 99.718333 19,943,666.67 99.718333 19,943,666.67 0.00 1.13
Base 99.718333 19,943,666.67 99.718333 19,943,666.67 0.00 1.13
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09702MVEOQ BOEING CO. 2.580000 14 Aug 2019
15,000,000.000 Local 99.469667 14,920,450.00 99.469667 14,920,450.00 0.00 0.85
Base 99.469667 14,920,450.00 99.469667 14,920,450.00 0.00 0.85
09702MVM2 BOEING CO. 2.570000 21 Aug 2019
10,000,000.000 Local 99.421750 9,942,175.00 99.421750 9,942,175.00 0.00 0.56
Base 99.421750 9,942,175.00 99.421750 9,942,175.00 0.00 0.56
12619UVES CRC FUNDING LLC 2.520000 14 Aug 2019
20,000,000.000 Local 99.482000 19,896,400.00 99.482000 19,896,400.00 0.00 1.13
Base 99.482000 19,896,400.00 99.482000 19,896,400.00 0.00 1.13
13738KU21 CAN AST & CAN LTD JT 2.560000 02 Jul 2019
25,000,000.000 Local 99.779556 24,944,888.89 99.779556 24,944,888.89 0.00 1.42
Base 99.779556 24,944,888.89 99.779556 24,944,888.89 0.00 1.42
15060YTH3 CEDAR SPRING CPTL CO 2.550000 17 Jun 2019
20,000,000.000 Local 99.886667 19,977,333.33 99.886667 19,977,333.33 0.00 1.13
Base 99.886667 19,977,333.33 99.886667 19,977,333.33 0.00 1.13
15060YTM2 CEDAR SPRING CPTL CO 2.480000 21 Jun 2019
20,000,000.000 Local 99.862222 19,972,444.45 99.862222 19,972,444 .45 0.00 1.13
Base 99.862222 19,972,444.45 99.862222 19,972,444 .45 0.00 1.13
15060YU81 CEDAR SPRING CPTL CO 2.550000 08 Jul 2019
10,000,000.000  Local 99.737917 9,973,791.67 99.737917 9,973,791.67 0.00 0.57
Base 99.737917 9,973,791.67 99.737917 9,973,791.67 0.00 0.57
15963UTD8 CHARIOT FNDG LLC 2.480000 13 Jun 2019
20,000,000.000 Local 99.917333 19,983,466.67 99.917333 19,983,466.67 0.00 1.13
Base 99.917333 19,983,466.67 99.917333 19,983,466.67 0.00 1.13
15963UTS5 CHARIOT FNDG LLC 2.490000 26 Jun 2019
10,000,000.000  Local 99.827083 9,982,708.33 99.827083 9,982,708.33 0.00 0.57
Base 99.827083 9,982,708.33 99.827083 9,982,708.33 0.00 0.57
15963UV11 CHARIOT FNDG LLC 2.510000 01 Aug 2019
20,000,000.000 Local 99.574694 19,914,938.89 99.574694 19,914,938.89 0.00 1.13
Base 99.574694 19,914,938.89 99.574694 19,914,938.89 0.00 1.13
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19121BTL3 COCA-COLA COMPANY 2.500000 20 Jun 2019
20,000,000.000 Local 99.868056 19,973,611.11 99.868056 19,973,611.11 0.00 1.13
Base 99.868056 19,973,611.11 99.868056 19,973,611.11 0.00 1.13
19121BWGO COCA-COLA COMPANY 2.550000 16 Sep 2019
10,000,000.000 Local 99.242083 9,924,208.34 99.242083 9,924,208.34 0.00 0.56
Base 99.242083 9,924,208.34 99.242083 9,924,208.34 0.00 0.56
2063C1T42 CONCORD MIN CPTL CO 2.510000 04 Jun 2019
20,000,000.000 Local 99.979083 19,995,816.67 99.979083 19,995,816.67 0.00 1.14
Base 99.979083 19,995,816.67 99.979083 19,995,816.67 0.00 1.14
2063C1TL4 CONCORD MIN CPTL CO 2.450000 20 Jun 2019
10,000,000.000 Local 99.870694 9,987,069.44 99.870694 9,987,069.44 0.00 0.57
Base 99.870694 9,987,069.44 99.870694 9,987,069.44 0.00 0.57
2063C1UX6 CONCORD MIN CPTL CO 2.520000 31 Jul 2019
20,000,000.000 Local 99.580000 19,916,000.00 99.580000 19,916,000.00 0.00 1.13
Base 99.580000 19,916,000.00 99.580000 19,916,000.00 0.00 1.13
23102VTR1 CUMMINS INC 2.450000 25 Jun 2019
20,000,000.000 Local 99.836667 19,967,333.33 99.836667 19,967,333.33 0.00 1.13
Base 99.836667 19,967,333.33 99.836667 19,967,333.33 0.00 1.13
23102VUG3 CUMMINS INC 2.490000 16 Jul 2019
25,000,000.000 Local 99.688750 24,922,187.50 99.688750 24,922,187.50 0.00 1.41
Base 99.688750 24,922,187.50 99.688750 24,922,187.50 0.00 1.41
2546R3TQ7 DISNEY (WALT) CO THE 2.440000 24 Jun 2019
20,000,000.000 Local 99.844111 19,968,822.22 99.844111 19,968,822.22 0.00 1.13
Base 99.844111 19,968,822.22 99.844111 19,968,822.22 0.00 1.13
2546R3VN1 DISNEY (WALT) CO THE 2.470000 22 Aug 2019
20,000,000.000 Local 99.437389 19,887,477.78 99.437389 19,887,477.78 0.00 1.13
Base 99.437389 19,887,477.78 99.437389 19,887,477.78 0.00 1.13
30229BTR8 EXXON MOBIL CORP 2.440000 25 Jun 2019
15,000,000.000 Local 99.837333 14,975,600.00 99.837333 14,975,600.00 0.00 0.85
Base 99.837333 14,975,600.00 99.837333 14,975,600.00 0.00 0.85
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30601YZQ1 FAIRWAY FINANCE CORP 2.577380 16 Oct 2019
10,000,000.000 Local 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.57
Base 100.000000 10,000,000.00 100.000000 10,000,000.00 0.00 0.57
37737QTR5 GLAXOSMITHKLINE LLC 2.450000 25 Jun 2019
20,000,000.000 Local 99.836667 19,967,333.33 99.836667 19,967,333.33 0.00 1.13
Base 99.836667 19,967,333.33 99.836667 19,967,333.33 0.00 1.13
37828XTB5 GLENCOVE FDG DAC/LLC 2.470000 11 Jun 2019
20,000,000.000 Local 99.931389 19,986,277.78 99.931389 19,986,277.78 0.00 1.13
Base 99.931389 19,986,277.78 99.931389 19,986,277.78 0.00 1.13
37828XU98 GLENCOVE FDG DAC/LLC 2.580000 09 Jul 2019
25,000,000.000 Local 99.727667 24,931,916.67 99.727667 24,931,916.67 0.00 1.42
Base 99.727667 24,931,916.67 99.727667 24,931,916.67 0.00 1.42
38346MU36 GOTHAM FDG CORP 2.450000 03 Jul 2019
20,000,000.000 Local 99.782222 19,956,444.44 99.782222 19,956,444 .44 0.00 1.13
Base 99.782222 19,956,444 .44 99.782222 19,956,444.44 0.00 1.13
38346MV27 GOTHAM FDG CORP 2.520000 02 Aug 2019
20,000,000.000 Local 99.566000 19,913,200.00 99.566000 19,913,200.00 0.00 1.13
Base 99.566000 19,913,200.00 99.566000 19,913,200.00 0.00 1.13
40588MUF2 HALKIN FINANCE LLC USC 2.570000 15 Jul 2019
25,000,000.000 Local 99.685889 24,921,472.22 99.685889 24,921,472.22 0.00 1.41
Base 99.685889 24,921,472.22 99.685889 24,921,472.22 0.00 1.41
40588MVL8 HALKIN FINANCE LLC USC 2.500000 20 Aug 2019
20,000,000.000 Local 99.444444 19,888,888.89 99.444444 19,888,888.89 0.00 1.13
Base 99.444444 19,888,888.89 99.444444 19,888,888.89 0.00 1.13
45113VTT7 IBM CREDIT LLC 2.480000 27 Jun 2019
25,000,000.000 Local 99.820889 24,955,222.22 99.820889 24,955,222.22 0.00 1.42
Base 99.820889 24,955,222.22 99.820889 24,955,222 .22 0.00 1.42
45779QU12 INSTITUTIONAL SECURED 2.570000 01 Jul 2019
25,000,000.000 Local 99.785833 24,946,458.33 99.785833 24,946,458.33 0.00 1.42
Base 99.785833 24,946,458.33 99.785833 24,946,458.33 0.00 1.42
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45779QU20 INSTITUTIONAL SECURED 2.550000 02 Jul 2019
25,000,000.000 Local 99.780417 24,945,104.16 99.780417 24,945,104.16 0.00 1.42
Base 99.780417 24,945,104.16 99.780417 24,945,104.16 0.00 1.42
45826FUC5 INTEL CORPORATION 2.450000 12 Jul 2019
20,000,000.000 Local 99.720972 19,944,194.44 99.720972 19,944,194 .44 0.00 1.13
Base 99.720972 19,944,194.44 99.720972 19,944,194 .44 0.00 1.13
48802TF83 KELLS FDG LLC 2.570000 11 Jun 2019
20,000,000.000 Local 99.928611 19,985,722.22 99.928611 19,985,722.22 0.00 1.13
Base 99.928611 19,985,722.22 99.928611 19,985,722.22 0.00 1.13
48803MMP1 KELLS FDG LLC 2.540000 27 Jun 2019
10,000,000.000 Local 99.816556 9,981,655.55 99.816556 9,981,655.55 0.00 0.57
Base 99.816556 9,981,655.55 99.816556 9,981,655.55 0.00 0.57
48803TKG8 KELLS FDG LLC 2.540000 16 Sep 2019
20,000,000.000 Local 99.245056 19,849,011.11 99.245056 19,849,011.11 0.00 1.13
Base 99.245056 19,849,011.11 99.245056 19,849,011.11 0.00 1.13
52952MTA8 LEXINGTN PKR CAP CO LL 2.550000 10 Jun 2019
20,000,000.000 Local 99.936250 19,987,250.00 99.936250 19,987,250.00 0.00 1.13
Base 99.936250 19,987,250.00 99.936250 19,987,250.00 0.00 1.13
52952MUA6 LEXINGTN PKR CAP CO LL 2.510000 10 Jul 2019
10,000,000.000  Local 99.728083 9,972,808.33 99.728083 9,972,808.33 0.00 0.57
Base 99.728083 9,972,808.33 99.728083 9,972,808.33 0.00 0.57
52952MV72 LEXINGTN PKR CAP CO LL 2.550000 07 Aug 2019
20,000,000.000 Local 99.525417 19,905,083.33 99.525417 19,905,083.33 0.00 1.13
Base 99.525417 19,905,083.33 99.525417 19,905,083.33 0.00 1.13
56274MT77 MANHATTAN ASSET FDG. 2.490000 07 Jun 2019
10,000,000.000  Local 99.958500 9,995,850.00 99.958500 9,995,850.00 0.00 0.57
Base 99.958500 9,995,850.00 99.958500 9,995,850.00 0.00 0.57
56274MTK8 MANHATTAN ASSET FDG. 2.550000 19 Jun 2019
20,000,000.000 Local 99.872500 19,974,500.00 99.872500 19,974,500.00 0.00 1.13
Base 99.872500 19,974,500.00 99.872500 19,974,500.00 0.00 1.13
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57576KTA7 MASSACHUSETTS MUT LIFE INS CO 2.450000 10 Jun 2019
25,000,000.000 Local 99.938750 24,984,687.50 99.938750 24,984,687.50 0.00 1.42
Base 99.938750 24,984,687.50 99.938750 24,984,687.50 0.00 1.42
62455BTES MOUNTCLIFF 2.550000 14 Jun 2019
20,000,000.000 Local 99.907917 19,981,583.33 99.907917 19,981,583.33 0.00 1.13
Base 99.907917 19,981,583.33 99.907917 19,981,583.33 0.00 1.13
62455BVK8 MOUNTCLIFF 2.550000 19 Aug 2019
10,000,000.000  Local 99.440417 9,944,041.67 99.440417 9,944,041.67 0.00 0.56
Base 99.440417 9,944,041.67 99.440417 9,944,041.67 0.00 0.56
63763QVW4 NATIONAL SECS CLEARING 2.440000 30 Aug 2019
25,000,000.000 Local 99.390000 24,847,500.00 99.390000 24,847,500.00 0.00 1.41
Base 99.390000 24,847,500.00 99.390000 24,847,500.00 0.00 1.41
65409SU55 NIEUW AMSTERDAM RECV 2.530000 05 Jul 2019
20,000,000.000 Local 99.761056 19,952,211.11 99.761056 19,952,211.11 0.00 1.13
Base 99.761056 19,952,211.11 99.761056 19,952,211.11 0.00 1.13
65409SU89 NIEUW AMSTERDAM RECV 2.510000 08 Jul 2019
10,000,000.000  Local 99.742028 9,974,202.78 99.742028 9,974,202.78 0.00 0.57
Base 99.742028 9,974,202.78 99.742028 9,974,202.78 0.00 0.57
65409SU89 NIEUW AMSTERDAM RECV 2.520000 08 Jul 2019
20,000,000.000 Local 99.741000 19,948,200.00 99.741000 19,948,200.00 0.00 1.13
Base 99.741000 19,948,200.00 99.741000 19,948,200.00 0.00 1.13
66844DT36 NORTHWESTERN UNIVERS 2.500000 03 Jun 2019
30,000,000.000 Local 99.986111 29,995,833.33 99.986111 29,995,833.33 0.00 1.70
Base 99.986111 29,995,833.33 99.986111 29,995,833.33 0.00 1.70
66844DVK5 NORTHWESTERN UNIVERS 2.470000 19 Aug 2019
20,000,000.000 Local 99.457972 19,891,594.45 99.457972 19,891,594.45 0.00 1.13
Base 99.457972 19,891,594.45 99.457972 19,891,594.45 0.00 1.13
66844DVV1 NORTHWESTERN UNIVERS 2.450000 29 Aug 2019
30,000,000.000 Local 99.407917 29,822,375.00 99.407917 29,822,375.00 0.00 1.69
Base 99.407917 29,822,375.00 99.407917 29,822,375.00 0.00 1.69
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As of: May 31, 2019
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STATE OF ARIZONA
FUND: ATZF
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Base Currency: USD - US DOLLAR

Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
67983UTL7 OLD LINE FUNDING LLC 2.530000 20 Jun 2019
25,000,000.000 Local 99.866472 24,966,618.05 99.866472 24,966,618.05 0.00 1.42
Base 99.866472 24,966,618.05 99.866472 24,966,618.05 0.00 1.42
67983UUN1 OLD LINE FUNDING LLC 2.540000 22 Jul 2019
7,100,000.000 Local 99.640167 7,074,451.83 99.640167 7,074,451.83 0.00 0.40
Base 99.640167 7,074,451.83 99.640167 7,074,451.83 0.00 0.40
67983UX99 OLD LINE FUNDING LLC 2.550000 09 Oct 2019
20,000,000.000 Local 99.079167 19,815,833.33 99.079167 19,815,833.33 0.00 1.13
Base 99.079167 19,815,833.33 99.079167 19,815,833.33 0.00 1.13
74005JTU2 PRAXAIR INC 2.460000 28 Jun 2019
20,000,000.000 Local 99.815500 19,963,100.00 99.815500 19,963,100.00 0.00 1.13
Base 99.815500 19,963,100.00 99.815500 19,963,100.00 0.00 1.13
82124MUQ1 SHEFFIELD RECEIVABLE 2.550000 24 Jul 2019
20,000,000.000 Local 99.624583 19,924,916.67 99.624583 19,924,916.67 0.00 1.13
Base 99.624583 19,924,916.67 99.624583 19,924,916.67 0.00 1.13
82124MVT4 SHEFFIELD RECEIVABLE 2.480000 27 Aug 2019
20,000,000.000 Local 99.400667 19,880,133.33 99.400667 19,880,133.33 0.00 1.13
Base 99.400667 19,880,133.33 99.400667 19,880,133.33 0.00 1.13
82124MVW7 SHEFFIELD RECEIVABLE 2.570000 30 Aug 2019
10,000,000.000  Local 99.357500 9,935,750.00 99.357500 9,935,750.00 0.00 0.56
Base 99.357500 9,935,750.00 99.357500 9,935,750.00 0.00 0.56
88602UUR9 THUNDER BAY FNDNG LLC 2.540000 25 Jul 2019
12,375,000.000 Local 99.619000 12,327,851.25 99.619000 12,327,851.25 0.00 0.70
Base 99.619000 12,327,851.25 99.619000 12,327,851.25 0.00 0.70
88602UVE7 THUNDER BAY FNDNG LLC 2.520000 14 Aug 2019
20,000,000.000 Local 99.482000 19,896,400.00 99.482000 19,896,400.00 0.00 1.13
Base 99.482000 19,896,400.00 99.482000 19,896,400.00 0.00 1.13
88603LBL2 THUNDER BAY FNDNG LLC 2.561380 10 Oct 2019
15,000,000.000 Local 100.000000 15,000,000.00 100.000000 15,000,000.00 0.00 0.85
Base 100.000000 15,000,000.00 100.000000 15,000,000.00 0.00 0.85
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
91058UTQ6 UNITED HEALTHCARE CO 2.580000 24 Jun 2019
20,000,000.000 Local 99.835167 19,967,033.33 99.835167 19,967,033.33 0.00 1.13
Base 99.835167 19,967,033.33 99.835167 19,967,033.33 0.00 1.13
912796SNO TREASURY BILL 10/19 0.00000 2.402900 17 Oct 2019
5,000,000.000 Local 99.078888 4,953,944 .42 99.078888 4,953,944 .42 0.00 0.28
Base 99.078888 4,953,944 .42 99.078888 4,953,944 .42 0.00 0.28
921FRKO000 BMO TRIPARTY MTGE CLAS/ISIT/RTRP MATU//20121224 2.460000 03 Jun 2019
58,203,154.340 Local 100.000000 58,203,154.34 100.000000 58,203,154.34 0.00 3.30
Base 100.000000 58,203,154.34 100.000000 58,203,154.34 0.00 3.30
92646LTH3 VICTORY RECEIVABLES 2.550000 17 Jun 2019
18,300,000.000 Local 99.886667 18,279,260.00 99.886667 18,279,260.00 0.00 1.04
Base 99.886667 18,279,260.00 99.886667 18,279,260.00 0.00 1.04
92646LTU4 VICTORY RECEIVABLES 2.450000 28 Jun 2019
11,155,000.000 Local 99.816250 11,134,502.69 99.816250 11,134,502.69 0.00 0.63
Base 99.816250 11,134,502.69 99.816250 11,134,502.69 0.00 0.63
92646LU16 VICTORY RECEIVABLES 2.490000 01 Jul 2019
20,000,000.000 Local 99.792500 19,958,500.00 99.792500 19,958,500.00 0.00 1.13
Base 99.792500 19,958,500.00 99.792500 19,958,500.00 0.00 1.13
93114FTA2 WAL-MART STORES INC 2.490000 10 Jun 2019
23,100,000.000 Local 99.937750 23,085,620.25 99.937750 23,085,620.25 0.00 1.31
Base 99.937750 23,085,620.25 99.937750 23,085,620.25 0.00 1.31
93114FTR5 WAL-MART STORES INC 2.450000 25 Jun 2019
13,000,000.000 Local 99.836667 12,978,766.67 99.836667 12,978,766.67 0.00 0.74
Base 99.836667 12,978,766.67 99.836667 12,978,766.67 0.00 0.74
96327STH5 WHEELS INC 2.520000 17 Jun 2019
25,056,000.000 Local 99.888000 25,027,937.28 99.888000 25,027,937.28 0.00 1.42
Base 99.888000 25,027,937.28 99.888000 25,027,937.28 0.00 1.42
96327STQ5 WHEELS INC 2.550000 24 Jun 2019
22,000,000.000 Local 99.837083 21,964,158.33 99.837083 21,964,158.33 0.00 1.25
Base 99.837083 21,964,158.33 99.837083 21,964,158.33 0.00 1.25
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND: STATE STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
979QRC005 BANK OF AMERICA REPO 2.470000 03 Jun 2019
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 5.68
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 5.68
US DOLLAR Total
1,688,940,154.340  Local 1,684,769,950.68 1,684,769,950.68 0.00 95.65
Base 1,684,769,950.68 1,684,769,950.68 0.00 95.65
CASH EQUIVALENT Total
1,688,940,154.340 Base 1,684,769,950.68 1,684,769,950.68 0.00 95.65
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
05586CAA2 BMW VEHICLE LEASE TRUST BMWLT 2018 1 A1 2.495840 21 Oct 2019
175,955.570  Local 100.000000 175,955.57 99.997260 175,950.75 -4.82 0.01
Original Face: 8,000,000.000 Base 100.000000 175,955.57 99.997260 175,950.75 -4.82 0.01
14315EAA8 CARMAX AUTO OWNER TRUST CARMX 2018 4 A1 2.591980 15 Nov 2019
456,796.290 Local 100.000000 456,796.29 99.993780 456,767.88 -28.41 0.03
Original Face: 10,000,000.000 Base 100.000000 456,796.29 99.993780 456,767.88 -28.41 0.03
14316LAA1 CARMAX AUTO OWNER TRUST CARMX 2019 2 A1 2.604480 15 Apr 2020
8,534,973.510  Local 100.000000 8,534,973.51 100.040550 8,538,434.44 3,460.93 0.48
Original Face: 10,000,000.000 Base 100.000000 8,534,973.51 100.040550 8,5638,434.44 3,460.93 0.48
24704DAA8 DELL EQUIPMENT FINANCE TRUST DEFT 2018 2 A1 144A 2.659610 22 Oct 2019
150,431.370  Local 100.000000 150,431.37 100.014400 150,453.03 21.66 0.01
Original Face: 8,000,000.000 Base 100.000000 150,431.37 100.014400 150,453.03 21.66 0.01
36256UAA6 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2019 1 A1 2.700410 20 Feb 2020
5,378,824.370  Local 100.000000 5,378,824.37 100.009070 5,379,312.23 487.86 0.31
Original Face: 10,000,000.000 Base 100.000000 5,378,824.37 100.009070 5,379,312.23 487.86 0.31
36257AAA9 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2019 2 A1 2.666110 20 May 2020
5,785,787.700  Local 100.000000 5,785,787.70 100.036790 5,787,916.29 2,128.59 0.33
Original Face: 6,500,000.000 Base 100.000000 5,785,787.70 100.036790 5,787,916.29 2,128.59 0.33
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
448969AA3 HYUNDAI AUTO LEASE SECURITIZAT HALST 2019 A A1 144A 2.662400 13 Mar 2020
2,606,308.290 Local 100.000000 2,606,308.29 100.003236 2,606,392.63 84.34 0.15
Original Face: 5,000,000.000 Base 100.000000 2,606,308.29 100.003236 2,606,392.63 84.34 0.15
44932NAA8 HYUNDAI AUTO RECEIVABLES TRUST HART 2019 A A1 2.706510 15 Apr 2020
3,758,278.850  Local 100.000000 3,758,278.85 100.026550 3,759,276.67 997.82 0.21
Original Face: 5,000,000.000 Base 100.000000 3,758,278.85 100.026550 3,759,276.67 997.82 0.21
912796QV4 TREASURY BILL 08/19 0.00000 15 Aug 2019
30,000,000.000 Local 99.503125 29,850,937.50 99.537667 29,861,300.10 10,362.60 1.70
Base 99.503125 29,850,937.50 99.537667 29,861,300.10 10,362.60 1.70
912796SP5 TREASURY BILL 10/19 0.00000 0.010000 24 Oct 2019
10,000,000.000 Local 99.032931 9,903,293.05 99.085661 9,908,566.10 5,273.05 0.56
Base 99.032931 9,903,293.05 99.085661 9,908,566.10 5,273.05 0.56
912796SQ3 TREASURY BILL 10/19 0.00000 0.010000 31 Oct 2019
10,000,000.000 Local 98.988777 9,898,877.74 99.044097 9,904,409.70 5,531.96 0.56
Base 98.988777 9,898,877.74 99.044097 9,904,409.70 5,531.96 0.56
US DOLLAR Total
76,847,355.950 Local 76,500,464.24 76,528,779.82 28,315.58 4.35
Original Face: 62,500,000.000 Base 76,500,464.24 76,528,779.82 28,315.58 4.35
FIXED INCOME Total
76,847,355.950 Base 76,500,464.24 76,528,779.82 28,315.58 4.35

Original Face: 62,500,000.000
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: May 31, 2019 View Date: June 7, 2019

Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal

1,761,298,730.49 100.00

1,765,787,510.280 Base
Original Face: 62,500,000.000

1,761,270,414.91
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Holdings
Currency Summary

As of: May 31, 2019

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

View Date:

ATZF
June 7, 2019

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
-0.010 Local -0.01 -0.01 0.00 0.00 0.00
Base -0.01 -0.01 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,688,940,154.340  Local 1,684,769,950.68 1,684,769,950.68 95.65 0.00 0.00
Base 1,684,769,950.68 1,684,769,950.68 95.65 0.00 0.00 0.00
FIXED INCOME
76,847,355.950 Local 76,500,464.24 76,528,779.82 4.35 28,315.58 28,315.58
Original Face: 62,500,000.000 Base 76,500,464.24 76,528,779.82 4.35 28,315.58 0.00 28,315.58
US DOLLAR Total
1,765,787,510.280 Local 1,761,270,414.91 1,761,298,730.49 100.00 28,315.58 28,315.58
Original Face: 62,500,000.000 Base 1,761,270,414.91 1,761,298,730.49 100.00 28,315.58 0.00 28,315.58
FUND Total
1,765,787,510.280 Base 1,761,270,414.91 1,761,298,730.49 100.00 28,315.58 0.00 28,315.58

Original Face:

62,500,000.000
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
-0.010 -0.01 -0.01 0.00 0.00 0.00 0.00
CASH Total
-0.010 -0.01 -0.01 0.00 0.00 0.00 0.00
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
A .
sset Summary FUND: ATZF STAT'E STREET.
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,688,940,154.340 1,684,769,950.68 1,684,769,950.68 95.65 0.00 0.00 0.00
CASH EQUIVALENT Total
1,688,940,154.340 1,684,769,950.68 1,684,769,950.68 95.65 0.00 0.00 0.00
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: May 31, 2019 View Date: June 7, 2019
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
76,847,355.950 76,500,464.24 76,528,779.82 4.35 28,315.58 0.00 28,315.58
FIXED INCOME Total
76,847,355.950 76,500,464.24 76,528,779.82 4.35 28,315.58 0.00 28,315.58
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,765,787,510.280 1,761,270,414.91 1,761,298,730.49 100.00 28,315.58 0.00 28,315.58
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Holdings

Fund Summary

Asof:  May 31, 2019

View Date:

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
ATZF

June 7, 2019

FUND:

STATE STREET,

Base Currency: USD - US DOLLAR

Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
-0.010 -0.01 -0.01 0.00 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,688,940,154.340 1,684,769,950.68 1,684,769,950.68 95.65 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
76,847,355.950 76,500,464.24 76,528,779.82 4.35 28,315.58 0.00 28,315.58
28,348.81 GN 0.00 GN 28,348.81 GN
-33.23 LS 0.00 LS -33.23 LS
Original Face: 62,500,000.000
FUND Total
0.000 1,765,787,510.280 1,761,270,414.91 1,761,298,730.49 100.00 28,315.58 0.00 28,315.58
28,348.81 GN 0.00 GN 28,348.81 GN
-33.23 LS 0.00 LS -33.23 LS
Original Face: 62,500,000.000
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